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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
AR
X

PO

 
 

   Cusip   

12668BLA9
12668BLB7
12668BLC5
12668BLD3
12668BLE1
12668BLF8
12668BLG6
12668BLH4
12668BLJ0
12668BLK7
12668BLL5
12668BLW1
12668BLX9
12668BLY7
12668BLZ4
12668BLP6
12668BLM3
12668BLN1

 
Class

Description

Senior
Senior
Senior
Senior

Strip IO
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Strip PO

Certificate
Rate
Type

Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

209,062,964.70
30,594,862.75
38,499,686.75

124,421,275.82
124,421,275.82
27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00
2,932,000.00

65,735,723.43
2,630,014.03

72,496,527.03
60,755,393.17
6,750,920.07

0.00
644,324,174.02

7,094,194.92

Pass
    Through    

Rate (%)

5.500000
5.500000
5.500000
5.359380
2.140620
5.500000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.500000
5.500000
6.000000
0.450589
0.000000

 
Principal

Distribution

2,102,055.56
307,620.73
500,104.42

1,262,225.43
0.00
0.00
0.00
0.00
0.00
0.00

498,220.62
19,933.26

549,461.74
789,202.28
87,693.31

0.00
0.00

22,610.94

 
Interest

Distribution

958,205.25
140,226.45
176,456.90
555,684.08
221,948.89
126,500.00
319,470.00
156,380.00
351,850.00
14,660.00

328,678.62
13,150.07

362,482.64
278,462.22
30,941.72

1.01
241,937.77

0.00

 
Total

Distribution

3,060,260.82
447,847.18
676,561.31

1,817,909.51
221,948.89
126,500.00
319,470.00
156,380.00
351,850.00

14,660.00
826,899.24

33,083.33
911,944.37

1,067,664.49
118,635.03

1.01
241,937.77

22,610.94

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

206,960,909.14
30,287,242.02
37,999,582.34

123,159,050.39
123,159,050.39

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
65,237,502.80

2,610,080.78
71,947,065.29
59,966,190.90

6,663,226.76
0.00

639,144,359.74
7,071,583.98

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

12668BLQ4
12668BLR2
12668BLS0
12668BLT8
12668BLU5
12668BLV3

Mezzanine
Junior
Junior
Junior
Junior
Junior

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

26,641,483.45
7,992,295.03
7,104,195.59
4,440,097.24
3,996,097.52
3,108,133.51

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

0.00
0.00
0.00
0.00
0.00
0.00

133,207.42
39,961.48
35,520.98
22,200.49
19,980.49
15,540.67

133,207.42
39,961.48
35,520.98
22,200.49
19,980.49
15,540.67

0.00
0.00
0.00
0.00
0.00
0.00

26,641,483.45
7,992,295.03
7,104,195.59
4,440,097.24
3,996,097.52
3,108,133.51

0.00
0.00
0.00
0.00
0.00
0.00

Totals 867,395,865.01 6,139,128.29 4,543,447.15 10,682,575.42 0.00 861,256,736.74 0.00
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
AR
X

PO

Original
Certificate
Balance

216,560,000.00
31,692,000.00
40,000,000.00

128,663,000.00
128,663,000.00
27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00
2,932,000.00

67,410,000.00
2,697,000.00

74,343,000.00
63,123,000.00
7,014,000.00

100.00
663,420,591.00

7,168,915.00

Beginning
Certificate
Balance

209,062,964.70
30,594,862.75
38,499,686.75

124,421,275.82
124,421,275.82

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
65,735,723.43

2,630,014.03
72,496,527.03
60,755,393.17

6,750,920.07
0.00

644,324,174.02
7,094,194.92

Scheduled
Principal

Distribution

2,102,055.56
307,620.73
500,104.42

1,262,225.43
0.00
0.00
0.00
0.00
0.00
0.00

498,220.62
19,933.26

549,461.74
789,202.28
87,693.31

0.00
0.00

22,610.94

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

2,102,055.56
307,620.73
500,104.42

1,262,225.43
0.00
0.00
0.00
0.00
0.00
0.00

498,220.62
19,933.26

549,461.74
789,202.28
87,693.31

0.00
0.00

22,610.94

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

206,960,909.14
30,287,242.02
37,999,582.34

123,159,050.39
123,159,050.39

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
65,237,502.80

2,610,080.78
71,947,065.29
59,966,190.90

6,663,226.76
0.00

639,144,359.74
7,071,583.98

Ending
Certificate

Factor

0.95567468201
0.95567468201
0.94998955846
0.95722197047
0.95722197047
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.96777188555
0.96777188555
0.96777188555
0.94998955846
0.94998955846
0.00000000000
0.96340747998
0.98642318675

M
B1
B2
B3
B4
B5

26,641,500.00
7,992,300.00
7,104,200.00
4,440,100.00
3,996,100.00
3,108,135.44

26,641,483.45
7,992,295.03
7,104,195.59
4,440,097.24
3,996,097.52
3,108,133.51

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

26,641,483.45
7,992,295.03
7,104,195.59
4,440,097.24
3,996,097.52
3,108,133.51

0.99999937873
0.99999937873
0.99999937873
0.99999937873
0.99999937873
0.99999937873

Totals 888,025,350.44 867,395,865.01 6,139,128.29 0.00 6,139,128.29 0.00 861,256,736.74
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
AR
X

PO

Beginning
Certificate
Balance

209,062,964.70
30,594,862.75
38,499,686.75

124,421,275.82
124,421,275.82
27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00
2,932,000.00

65,735,723.43
2,630,014.03

72,496,527.03
60,755,393.17
6,750,920.07

0.00
644,324,174.02

7,094,194.92

Pass
    Through    

Rate (%)

5.500000
5.500000
5.500000
5.359380
2.140620
5.500000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.500000
5.500000
6.000000
0.450589
0.000000

 
Current
Interest

958,205.25
140,226.45
176,456.90
555,684.08
221,948.89
126,500.00
319,470.00
156,380.00
351,850.00

14,660.00
328,678.62

13,150.07
362,482.64
278,462.22

30,941.72
0.00

241,937.77
0.00

Interest
Carryforward

Amount

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

958,205.25
140,226.45
176,456.90
555,684.08
221,948.89
126,500.00
319,470.00
156,380.00
351,850.00
14,660.00

328,678.62
13,150.07

362,482.64
278,462.22
30,941.72

0.00
241,937.77

0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

958,205.25
140,226.45
176,456.90
555,684.08
221,948.89
126,500.00
319,470.00
156,380.00
351,850.00
14,660.00

328,678.62
13,150.07

362,482.64
278,462.22
30,941.72

1.01
241,937.77

0.00

Interest
Carryforward

After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

After Distr

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

26,641,483.45
7,992,295.03
7,104,195.59
4,440,097.24
3,996,097.52
3,108,133.51

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

133,207.42
39,961.48
35,520.98
22,200.49
19,980.49
15,540.67

0.00
0.00
0.00
0.00
0.00
0.00

133,207.42
39,961.48
35,520.98
22,200.49
19,980.49
15,540.67

0.00
0.00
0.00
0.00
0.00
0.00

133,207.42
39,961.48
35,520.98
22,200.49
19,980.49
15,540.67

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

Totals 867,395,865.01 4,543,446.14 0.00 4,543,446.14 0.00 4,543,447.15 0.00 0.00 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
AR
X

PO

 
 

Cusip

12668BLA9
12668BLB7
12668BLC5
12668BLD3
12668BLE1
12668BLF8
12668BLG6
12668BLH4
12668BLJ0
12668BLK7
12668BLL5
12668BLW1
12668BLX9
12668BLY7
12668BLZ4
12668BLP6
12668BLM3
12668BLN1

Original
Certificate
Balance

216,560,000.00
31,692,000.00
40,000,000.00

128,663,000.00
128,663,000.00

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
67,410,000.00

2,697,000.00
74,343,000.00
63,123,000.00

7,014,000.00
100.00

663,420,591.00
7,168,915.00

Beginning
Certificate
Balance

965.381255545
965.381255545
962.492168844
967.032292245
967.032292245

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

975.162786359
975.162786359
975.162786359
962.492168844
962.492168844

0.000000000
971.215218160
989.577212773

 
Principal

Distribution

9.706573534
9.706573534

12.502610385
9.810321778
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
7.390900808
7.390900808
7.390900808

12.502610385
12.502610385
0.000000000
0.000000000
3.154026020

 
Interest

Distribution

4.424664088
4.424664088
4.411422441
4.318911272
1.725040555
4.583333333
5.000000000
5.000000000
5.000000000
5.000000000
4.875813932
4.875813932
4.875813932
4.411422441
4.411422441

10.144625593
0.364682332
0.000000000

Ending
Certificate
Balance

955.674682011
955.674682011
949.989558459
957.221970467
957.221970467

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

967.771885551
967.771885551
967.771885551
949.989558459
949.989558459

0.000000000
963.407479977
986.423186753

Pass
    Through    

Rate (%)

5.500000
5.500000
5.500000
5.359380
2.140620
5.500000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.500000
5.500000
6.000000
0.450589
0.000000

M
B1
B2
B3
B4
B5

12668BLQ4
12668BLR2
12668BLS0
12668BLT8
12668BLU5
12668BLV3

26,641,500.00
7,992,300.00
7,104,200.00
4,440,100.00
3,996,100.00
3,108,135.44

999.999378733
999.999378733
999.999378733
999.999378733
999.999378733
999.999378733

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

4.999996894
4.999996894
4.999996894
4.999996894
4.999996894
4.999996894

999.999378733
999.999378733
999.999378733
999.999378733
999.999378733
999.999378733

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

Totals 888,025,350.44 976.769260675 6.913235401 5.116348478 969.856025296
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 

5/25/06
1/ 1/06
4/28/06
5/22/06
4/ 1/06
5/ 1/06

30

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

3,307
888,025,350.44

6.55285%
6.29042%

360

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

3,239
23

3,216

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

867,395,865.02
0.00

6,139,128.29
0.00

861,256,736.73

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.54814%
6.28564%
6.54719%
6.28466%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

356
355
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Delinquency Information

Delinquency Information

  
 

Group 1

30-59 Days 
Count

 
Count %

 
Balance

 
Balance %

53 1.64801% 13,521,883.80 1.57002%

60-89 Days 
Count

 
Count %

 
Balance

 
Balance %

6 0.18657% 1,540,000.00 0.17881%

90+ Days 
Count

 
Count %

 
Balance

 
Balance %

2 0.06219% 543,200.00 0.06307%

  
 

Group 1

Foreclosure 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

Bankruptcy 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

2,083,200.00
1,939,424.96

395,600.00
0.00
0.00
0.00

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

1,104,556.24
YES
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Available Funds

Interest

Scheduled Interest
Less: Master Servicer Fee
Less: Trustee Fee
Less: Mortgage Loan Premiums
Total Interest Available

4,730,617.54
178,129.13

6,505.47
2,535.81

4,543,447.13

Principal

Scheduled Principal
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

0.00
5,942,298.57

196,829.72
0.00
0.00
0.00
0.00

6,139,128.29

Total Available Funds 10,682,575.42
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Certificate Account

Beginning Balance 0.00

Deposits Available Funds
Other Deposits required by the PSA
Trustee Fee
Total Deposits

10,682,575.42
0.00

6,505.47
10,689,080.89

To the Distribution Account, the Available Funds
To the Trustee, the Trustee Fee
Total Withdrawals

10,682,575.42
6,505.47

10,689,080.89

Ending Balance 0.00

Distribution Account

Beginning Balance 0.00

Deposits Available Funds
Other Deposits Required by the PSA
Total Deposits

10,682,575.42
0.00

10,682,575.42

Withdrawals Payments of Prinicipal & Interest to the Classes 10,682,575.42

Ending Balance 0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

180,707.47
178,129.13

6,505.47
2,535.81

187,170.41
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Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

0.00
87,215.35

0.00
0.00

87,215.35

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
CPR %
SMM %

5,942,298.57
0.00

2,578.34
2,578.34

0.00
8.17025%
0.70777%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00

Net Interest Shortfall Amount

Net PPIS Shortfall
Relief Act Reduction
Net Interest Reduction

0.00
0.00
0.00
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Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

7,094,195.51
0.00

22,610.94
0.00
0.00

7,071,584.56

NON-PO Principal Amounts

Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

860,301,669.51
0.00

6,116,517.35
0.00
0.00

854,185,152.17

Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

93.95108%
100.00000%
93.80656%

100.00000%
6.19344%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

6,116,517.35
0.00

22,610.94
6,139,128.29

NAS Principal Distribution Amount
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NAS Percentage
NAS Distribution Percentage
NAS Principal Distribution Amount

Group I  

8.52050%
0.00000%

0.00

Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test

0.00
0.00
0.00
0.00
0.00
YES

 Group Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A
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Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class M
Class M Percentage

Class B1
Class B1 Percentage

Class B2
Class B2 Percentage

Class B3
Class B3 Percentage

Class B4
Class B4 Percentage

Class B5
Class B5 Percentage

  Original Current

834,743,015.00
93.999908%

26,641,500.00
3.000083%

7,992,300.00
0.900008%

7,104,200.00
0.800000%

4,440,100.00
0.499997%

3,996,100.00
0.449998%

3,108,135.44
0.350005%

807,974,434.39
93.813424%

26,641,483.45
3.093327%

7,992,295.03
0.927981%

7,104,195.59
0.824864%

4,440,097.24
0.515537%

3,996,097.52
0.463984%

3,108,133.51
0.360884%
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

0
0
6

56
83

181
250
220
269
234
218
166
189
147
131
327
563
118

3
5

13
11
4
6
9
5
1
0
0
1
0
0
0
0

0.000
0.000
0.187
1.741
2.581
5.628
7.774
6.841
8.364
7.276
6.779
5.162
5.877
4.571
4.073

10.168
17.506
3.669
0.093
0.155
0.404
0.342
0.124
0.187
0.280
0.155
0.031
0.000
0.000
0.031
0.000
0.000
0.000
0.000

0.00
0.00

248,991.76
3,649,669.49
7,378,755.53

20,503,210.10
34,686,469.66
35,732,575.35
50,742,658.66
49,786,994.25
51,727,639.62
43,563,821.39
54,472,215.21
45,933,897.62
44,170,921.65

119,249,512.22
220,006,238.23

48,434,084.27
1,311,200.00
2,320,800.20
6,381,935.19
5,657,960.04
2,147,327.67
3,374,936.35
5,351,922.47
3,062,999.80

640,000.00
0.00
0.00

720,000.00
0.00
0.00
0.00
0.00

0.000
0.000
0.029
0.424
0.857
2.381
4.027
4.149
5.892
5.781
6.006
5.058
6.325
5.333
5.129

13.846
25.545

5.624
0.152
0.269
0.741
0.657
0.249
0.392
0.621
0.356
0.074
0.000
0.000
0.084
0.000
0.000
0.000
0.000

Wgt Ave / Total: 3216 100.000 861,256,736.73 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5

-
-

5.0
5.5
6.0

0
4

288

0.000
0.124
8.955

0.00
1,534,498.78

95,618,770.99

0.000
0.178

11.102
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-
-
-
-
-

6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

1126
1544
254

0
0
0
0
0
0
0
0
0
0
0

35.012
48.010
7.898
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

328,627,355.01
376,831,527.23

58,644,584.72
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

38.157
43.754

6.809
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 3216 100.000 861,256,736.73 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

3216
0

0.000
0.000
0.000

100.000
0.000

0.00
0.00
0.00

861,256,736.73
0.00

0.000
0.000
0.000

100.000
0.000

Wgt Ave / Total: 3216 100.000 861,256,736.73 100.000


